Federal Energy Regulatory Commission « Market Oversight @ FERC.gov

OE ENERGY
MARKET SNAPSHOT

Midwest States Version

e Market Fundamentals

 Prices and Market Analysis

Office of Enforcement
Federal Energy Regulatory Commission
June 2007

June 2007 Midwest Snapshot Report



Page 2 of 21

Federal Energy Regulatory Commission  Market Oversight @ FERC.gov

h Market Fundamentals

June 2007 Midwest Snapshot Report



Weather: NOAA Temperature Forecast Page 3 of 21
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NOAA'’s 8 to 14 Day Temperature Forecast
Made June 11, Valid for June 19-25, 2007
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Note: “A” areas are above normal and “B” areas are below normal.

Source: NOAA Updated June 12, 2007
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Midwest Electric Market: Generation Output and Temperatures
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Weekly Electric Generation Output and Temperatures
Central Industrial Region
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Source: Derived from EEI and NOAA data.
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Midwest Electric Market: Generation Output and Temperatures
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Weekly Electric Generation Output and Temperatures
West Central Region
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Natural Gas Market Overview: National Storage Page 6 of 21
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Total U.S. Working Gas in Storage
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Stocks were 365 Bcf above the 5-year average of 1,798 Bcf on 6/1/2007.
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Natural Gas Market Overview: Regional Storage Page 7 of21
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Regional Totals of Working Gas in Storage

Eastern Consuming Region Producing Region
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Stocks were 178 Bcf above the 5-year average of 618 Bcf on 6/1/2007.
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Stocks w ere 128 Bcf above the 5-year average of 908 Bcf on 6/1/2007.
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Natural Gas Market Overview: Drilling Rig Count Page 8 of 21
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U.S. and Canadian Natural Gas Drilling Rig Count
and Daily Spot Prices
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Midwest Electric Market: Last Month’s RTO Prices Page 10 of 21
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Daily Average of MISO Day-Ahead Prices - All Hours
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Source: Derived from MISO data. Updated June 7, 2007
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Midwest Electric Market: RTO Prices
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Daily Average of MISO Day-Ahead Prices - All Hours
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Source: Derived from MISO data. Updated June 7, 2007
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Midwest Electric Market: MISO Implied Heat Rates Page 12 of 21
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Implied Heat Rates at MISO Hubs
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Southwest Power Pool Electric Market: RTO Prices Page 13 of 21

Federal Energy Regulatory Commission ¢ Market Oversight @ FERC.gov

Daily Average of SPP Real Time Prices - All Hours
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Southwest Power Pool Electric Market: Midwestern Bilateral Prices Page 14 of 21
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Midwestern Daily Bilateral Day-Ahead On-Peak Prices
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Natural Gas Market Overview: 5 Year Range of Henry Hub Spot Prices
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Henry Hub Natural Gas Daily Spot Prices
2006, 2007 and 2002-2006 Year Range
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Midwest Natural Gas Market: Spot Prices and Basis Page 16 of 21
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Midwestern Day-Ahead Hub Spot Prices and Basis

$16 -
20 30 Day Rolling Average — CHICAGO CITYGATE
$14 3 | —— MICHIGAN CONSUMERS CITYGATE
% $15 | — TC ALBERTA AECO-C
& $10 |, " DAWN ONTARIO
$12 - 8 g5 UL haviVaad NGPL TEX/OK ZONE
5\$10 i - 2003 2004 2005 2006 2007 n."
m g 1 .
s 8 J\%\W\y . f: b A ,‘?ij W
S $6 | RE TN ,, Y
8 Spot !
O $4 - ,
S
o
$2 -
$0 RTINS R T P e SRR JLP‘“’TV‘EX/WW
~
JWW\_/\/\WM W
_$2 -
Basis
-$4 -

@)
P @ R@ Y PILFTEEP
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South Central Natural Gas Market: Spot Prices and Basis Page 17 of 21
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South Central Day-Ahead Hub Spot Prices and Basis
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Gas Futures Trading: Futures Strip and Spot/Bidweek Prices Page 18 of 21
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Natural Gas Winter Futures Strip and
Daily Henry Hub Spot and Bidweek Prices
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Source: Derived from Platts and Nymex data.
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Coal Market: Coal Prices age 1v o
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Central Appalachian and Powder River Basin Coal Prices
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Coal Market: Coal Futures Prices ageho
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Central Appalachian Coal Futures Prices
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Source: Derived from Nymex data. Updated June 7, 2007
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Emissions Market: Emission Allowance Prices agesto
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SO, and NO, Allowance Spot Prices
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